and [5] .) The definition of "bounded variation" and that of the ordinary R-S (Riemann-Stieltjes) integral in YN are found in [5] .
It is known that if hEL2(YN) and hn the rath partial sum of the is the ordinary R-S integral, exists for almost all/ in Cn, and that it is essentially independent of the particular choice of the C.O.N, set on YN, and also that the integral is essentially consistent with the ordinary R-S integral if h is of B.V. on F#. The case when N=l was discussed in [l] , for N = 2 in [2] , and for more general cases in [3] .
Some basic questions that arise here are these:
If hEL2(Yff), does there exist (1.1) f hfdf JVN ior almost all/ in Cat? If it does, is it essentially consistent for various C.O.N, sets? The answer to these questions is much deeper than it appears to be. Thus, if the above quoted properties for the P.W.Z. integral hold for all/ instead of almost all, the answer would be affirmative, since hEL2(Yff) and fECtf imply hfEL2(Ytr). However, since the P.W.Z. integral does not exist for all / in Cn, it implies nothing about (1.1). It is easy to see that Jyn hgd*f must exist for almost all (f, g) in CnY.Cn-But the set where/ = g is a null set in CnY.Cn, and thus the almost everywhere existence of jYNhgd*f does not imply that (1.1) exists anywhere. Using other techniques, however, we shall show that for a large class of C.O.N, sets, the existence of (1.1) for almost all/ in Cn can be proved, and the equality of the values of (1.1) for any two C.O.N. sets of the class holds for almost all/in Cn-Existence theorem but no consistency theorem was obtained by Colson [4] for the corresponding problem for functions of one variable under somewhat similar condition on C.O.N, sets.
2. Statement of main results. 
Direct computations also show that the C.O.N, sine functions, the C.O.N, trigonometric functions, and the C.O.N, set obtained from Legendre polynomials satisfy (3.1). More generally we give the following, whose proof is given in [2] .
(II) Let {«jt(x)} be the C.O.N, characteristic functions of the Sturm-Liouville system On using Fatou's lemma in (6.9), we see that lim inf I f (hf)nidf -f (hf)midf =0 fora.a./GCA.
' IJyn Jyn J This is a contradiction to (6.8), thus completing the proof.
The corollary is a simple result of Theorems 1 and 2 together with (5.8). The proof of Theorem 3 is rather lengthy and can not be included in this paper. However, the proof for the case N= 2 is available in [2] , and general cases follow in similar manner. The corollary is a simple result of (iv).
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